Arizona State Treasury

Pat Hammons
Deputy Treasurer Investments

June 2003

Linda Willis
Deputy Treasurer Investment Accounting

118 years of Private Sector Financial Experience

“A Character First In Government Office”

12131102 MARKET VALUE TO RATING
PERCENTAGE

1/31/03 MARKET VALUE TO RATING 2/28/03 MARKET VALUE TO RATING
PERCENTAGE

PERCENTAGE

0%
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1 440,496,935 13% 23 315,032,360 12% 27 440,111,231 19%
0 0 0% 0 0 0% 0 0 0%
2 50,880,559 2% 1 33,052,784 1% 1 32,949,616 1%
3 64,695,438 2% 3 64,659,681 2% 2 75,015,500 3%
7 130,595,831 4% 1 20,000,000 1% 1 19,981,400 1%
6 194,965,288 6% 4 144,960,350 6% 1 49,995,500 2%
33 1,663,301,808 49% 21 1,331,450,752 50% 21 876,162,319 40%
15 695,205,187 21% 16 644,267,101 25% 22 764,436,627 34%
1 23,008,740 1% 1 23,005,980 1% 0 0 0%

1 49,860,500 2% 1 49,941,500 2% [ [ 0%
99 3,313,010,285 100% 71 2,626,370,508 100% 75 2,258,652,192 100%

Increasing Credit Quality of Endowment Funds

[nitiative

June Character Demonstration

Arizona Treasury Managed Funds

as of April 31, 2003
'
Endowment Funds $1,065,101,000
$3,648,185,000)
LGIP Pools ‘ (]
Agency Pools '%,937,697,000

Prudent Management of Your Money



